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Study of limit theorems for functionals 
of Lévy processes based on the excursion theory
Yuko YANO
Abstract
Based on Itô’s excursion theory, penalisations for Lévy processes are studied. Especially, 
penalisation of a 1-dimensional stable Lévy process involving its occupation time on the half line and 
penalisations with some random clocks for 1-dimensional Lévy processes are studied.
Keywords : Lévy processes, stable Lévy processes, Markov processes, the excursion theory, 
penalisation
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